economics 


letters 
Economic Letters 57 (1997) 365-366 
Author Index of volume 57 

Ai, C. and S.P. Cassou, On public capital analysis with state data 209 
Bai, C.-e., Earnings profile and monitoring under asymmetric information 219 
Barucci, E. and L. Landi, Least mean squares learning in self-referential linear stochastic models 313 
Butler, J.S., Censored probit models do not fail randomly: a Monte Carlo study 33 
Cabral, L.M.B. and A.S. Mello, Erratum to ‘Exchange rate expectations and market shares”’ 127 
Cabrales, A. and H. Hopenhayn, Nash bargaining with downward rigid wages pa Ke 
Carbone, E., Investigation of stochastic preference theory using experimental data 305 
Casals, J. and S. Sotoca, Exact initial conditions for maximum likelihood estimation of state space models with stochastic inputs 261 
Cassou, S.P., see C. Ai 209 
Chalkley, M., An explicit solution for dynamic menu costs with zero discounting 189 
Chang, J.-j. and C.-c. Lai, Union membership and employment dynamics with endogenous union density 119 
Coakley, J. and A.M. Fuertes, New panel unit root tests of PPP 17 
Corneo, G.G., Taxpayer-consumers and public pricing 235 
de Meza, D., see J.-i. Itaya 289 
Dolado, J.J. and F. Marmol, On the properties of the Dickey-Pantula test against fractional alternatives 11 
Dufwenberg, M., Some relationships between evolutionary stability criteria in games 45 
Fare, R. and S. Grosskopf, Profit efficiency, Farrell decompositions and the Mahler inequality 283 
Fatas, A., Multipliers: imperfect competition or increasing returns to scale? 197 

Flores de Frutos, R. and G.R. Serrano, A generalized least squares estimation method for invertible vector moving average 
models 149 
Fuertes, A.M., see J. Coakley 17 
Gaertner, W. and Y. Xu, Optimization and external reference; a comparison of three axiomatic systems 57 
Grosskopf, S., see R. Fare 283 
Giith, W. and S. Huck, A new justification of monopolistic competition 177 
Hammitt, J.K., see J.-T. Liu 353 
Hamori, S. and A. Tokihisa, Testing for a unit root in the presence of a variance shift 245 
Hendel, I., Aggressive pricing as a source of funding 275 
Hopenhayn, H., see A. Cabrales 213 
Huck, S., see W. Giith 177 
Itaya, J.-i., D. de Meza and G.D. Myles, In praise of inequality: public good provision and income distribution 289 

Kempa, B., M. Nelles and C. Pierdzioch, An analytical approximation of target zone exchange rate functions: the technique of 
collocation 339 
Kim, I.-M., Detecting the number of structural breaks 145 
Kim, K.-S. and J. Lee, Reexamination of dynamic efficiency with taxation on land 169 
107 


King, W.D., Input and output substitution in higher education 


Elsevier Science S.A. 


q 
| 
if 
i” 
{ 
ia 
| 


366 Author index of volume 57 


Kleiber, C., The existence of population inequality measures 

Kollmann, R., The cyclical behavior of mark ups in U.S. manufacturing and trade: new empirical evidence based on a model of 
optimal storage 

Kukushkin, N.S., An existence result for coalition-proof equilibrium 


Lai, C.-c., see J.-j. Chang 

Landi, L., see E. Barucci 

Lau, S.-H.P., A note on the Markov perfect equilibrium of a linear—quadratic alternating-move game 

Lee, J., see K.-S. Kim 

Lee, L.-F., A simulated likelihood estimator for qualitative response models with sufficient statistics 

Liu, J.-L., see J.-T. Liu 

Liu, J.-T., J.K. Hammitt and J.-L. Liu, Estimated hedonic wage function and value of life in a developing country 
Lopez, J.H., The power of the ADF test 

Léthgren, M., Generalized stochastic frontier production models 

Lusardi, A., Precautionary saving and subjective earnings variance 


Malley, J. and V.A. Muscatelli, Productivity shocks and employment: evidence from US industrial data 
Marmol, F., see J.J. Dolado 

Marquez, R., A note on Bertrand competition with asymmetric fixed costs 

Marti, C., Efficiency wages: combining the shirking and turnover cost models 

Melenberg, B., Life cycle consumption models with uncertainty within periods 

Mello, A.S., see L.M.B. Cabral 

Michaelis, J., On the equivalence of profit and revenue sharing 

Muscatelli, V.A., see J. Malley 

Myles, G.D., see J.-i. Itaya 


Nelles, M., see B. Kempa 
O Grada, C., Markets and famines: a simple test with Indian data 


Park, S., Effects of price competition in the credit card industry 

Pearce, D.K. and M. Sobue, Uncertainty and the inflation bias of monetary policy 

Peeters, H.M.M., The (mis-)specification of production costs in production smoothing models 
Pierdzioch, C., see B. Kempa 


Razzak, W., The Hodrick-Prescott technique: A smoother versus a filter. An application to New Zealand GDP 
Roberts, M.A., The effect of the time-structure of information on the expectational-stability of rational expectations 
Ryan, D.J., Trends in market power and productivity growth rates in US and Japanese manufacturing 


Schotman, P.C., Small sample properties of the regression test of the expectations model of the term structure 
Serrano, G.R., see R. Flores de Frutos 

Smith, V.K. and R. Von Haefen, Welfare measurement and representative consumer theory 

Sobue, M., see D.K. Pearce 

Sotoca, S., see J. Casals 

Steeley, J.M., Implied volatility from the term structure: a simple analytical approximation 


Thomas, C.J., Disincentives for cost-reducing investment 
Tokihisa, A., see S. Hamori 
Tuinstra, J., A price adjustment process with symmetry 


Vettas, N., Entry and exit under demand uncertainty 
Von Haefen, R., see V.K. Smith 


Xu, Y., see W. Gaertner 


Yatchew, A., An elementary estimator of the partial linear model 


39 
269 
119 
313 
| 51 | 
169 | 
23 | 
353 
353 | 
255 | 
319 
| 
97 
11 
87 | 
327 
1 
127 
113 
97 | 
289 | 
339 | 
79 
203 | 
69 | 
339 | 
163 
183 
129 | 
149 | 
63 | 
203 
261 
345 | 
359 
297 
63 
57 
| 
135 | 


economics 


letters 
Economic Letters 57 (1997) 367-368 
Category index of volume 57 

C Mathematical and Quantitative Methods 
B. Melenberg, Life cycle consumption models with uncertainty within periods (C12) 1 
J.H. Lopez, The power of the ADF test (C12) 5 
J.J. Dolado and F. Marmol, On the properties of the Dickey-Pantula test against fractional alternatives (C12) 11 
J. Coakley and A.M. Fuertes, New panel unit root tests of PPP (C12) 17 
P.C. Schotman, Small sample properties of the regression test of the expectations model of the term structure (C12)129 
S. Hamori and A. Tokihisa, Testing for a unit root in the presence of a variance shift (C12)245 
A. Yatchew, An elementary estimator of the partial linear model (C14)135 
L.-F. Lee, A simulated likelihood estimator for qualitative response models with sufficient statistics (CIS) 23 
M. Lothgren, Generalized stochastic frontier production models (C21)255 
I.-M. Kim, Detecting the number of structural breaks (C22)145 
R. Flores de Frutos and G.R. Serrano, A generalized least squares estimation method for invertible vector moving 

average models (C32)149 
J. Casals and S. Sotoca, Exact initial conditions for maximum likelihood estimation of state space models with 

stochastic inputs (C32)261 
J.S. Butler, Censored probit models do not fail randomly: a Monte Carlo study (C34) 33 
C. Kleiber, The existence of population inequality measures (C49) 39 
M.A. Roberts, The effect of the time-structure of information on the expectational-stability of rational expectations (C62)157 
W. Razzak, The Hodrick-Prescott technique: A smoother versus a filter. An application to New Zealand GDP (C63)163 
M. Dufwenberg, Some relationships between evolutionary stability criteria in games (C72) 45 
N.S. Kukushkin, An existence result for coalition-proof equilibrium (C72)269 
S.-H.P. Lau, A note on the Markov perfect equilibrium of a linear—quadratic alternating-move game (C73) 51 
D Microeconomics 
I. Hendel, Aggressive pricing as a source of funding (DO) 275 
K.-S. Kim and J. Lee, Reexamination of dynamic efficiency with taxation on land (D9) 169 
W. Gaertner and Y. Xu, Optimization and external reference; a comparison of three axiomatic systems (D10) 57 
V.K. Smith and R. Von Haefen, Welfare measurement and representative consumer theory (D10) 63 
H.M.M. Peeters, The (mis-)specification of production costs in production smoothing models (D21) 69 
R. Fare and S. Grosskopf, Profit efficiency, Farrell decompositions and the Mahler inequality (D21)283 
J.-i. Itaya, D. de Meza and G.D. Myles, In praise of inequality: public good provision and income distribution (D31)289 
S. Park, Effects of price competition in the credit card industry (D40) 79 
R. Marquez, A note on Bertrand competition with asymmetric fixed costs (D43) 87 
W. Giith and S. Huck, A new justification of monopolistic competition (D43)177 
D.J. Ryan, Trends in market power and productivity growth rates in US and Japanese manufacturing (D43)183 
J. Tuinstra, A price adjustment process with symmetry (D51)297 
M. Chalkley, An explicit solution for dynamic menu costs with zero discounting (D81)189 
E. Carbone, Investigation of stochastic preference theory using experimental data (D81)305 
E. Barucci and L. Landi, Least mean squares learning in self-referential linear stochastic models (D83)313 
A. Lusardi, Precautionary saving and subjective earnings variance (D91)319 


Elsevier Science S.A. 


if 

| 


368 Category index of volume 57 


E Macroeconomics and Monetary Economics 


C. Marti, Efficiency wages: combining the shirking and turnover cost models 
R. Kollmann, The cyclical behavior of mark ups in U.S. manufacturing and trade: new empirical evidence based on a 


model of optimal storage 
A. Fatas, Multipliers: imperfect competition or increasing returns to scale? 
J. Malley and V.A. Muscatelli, Productivity shocks and employment: evidence from US industrial data 
B. Kempa, M. Nelles and C. Pierdzioch, An analytical approximation of target zone exchange rate functions: the 


technique of collocation 
D.K. Pearce and M. Sobue, Uncertainty and the inflation bias of monetary policy 
C. Ai and §.P. Cassou, On public capital analysis with state data 


G_ Financial Economics 


J.M. Steeley, Implied volatility from the term structure: a simple analytical approximation 


I Health, Education, and Welfare 


W.D. King, Input and output substitution in higher education 


J Labor and Demographic Economics 


J.-T. Liu, J.K. Hammitt and J.-L. Liu, Estimated hedonic wage function and value of life in a developing country 
J. Michaelis, On the equivalence of profit and revenue sharing 

A. Cabrales and H. Hopenhayn, Nash bargaining with downward rigid wages 

C.-e. Bai, Earnings profile and monitoring under asymmetric information 

J.-j. Chang and C.-c. Lai, Union membership and employment dynamics with endogenous union density 


L_ Industrial Organization 

N. Vettas, Entry and exit under demand uncertainty 

G.G. Corneo, Taxpayer-consumers and public pricing 

C. O Grada, Markets and famines: a simple test with Indian data 
O Economic Development, Technological Change, and Growth 


C.J. Thomas, Disincentives for cost-reducing investment 


(E3) 327 


(E22)331 
(E23)197 
(E32) 97 


(E43)339 
(E52)203 
(E62)209 


(G12)345 


(122)107 


(J17)353 
(J23)113 
(J30)213 
(J31)219 
(J51)119 


(L1) 227 
(L32)235 
(N) 241 


(O31)359 


{ 
| 
| 
— 
— 
| 
| 
| 
| 
— 
| 
| 
| 


| 


